Stocks Eligible for Inclusion in a Broad-Based
Index Under Path B

Under Path B, an index is classified as broad based if:

1) The index has 9 or more component securities;

2) No single security comprises more than 30 percent of the index’s weighting;

3) All of the securities are registered under Section 12 of the Exchange Act; and

4) Each security is one of the 750 securities with the largest market
capitalization and one of the 675 securities with the largest dollar value of
ADTV

The list below shows those registered securities that meet both criteria 3)
and 4), in alphabetical order. The list shows those registered securities that
are among the 750 largest by market capitalization and that are among the
675 largest in terms of U.S. dollar value of average daily trading volume
(ADTV).

The list is updated monthly based on market capitalization data and dollar
value of average daily trading volume provided by Bloomberg Professional
Service. CFTC staff collect daily data on the 1,000 largest companies by
market capitalization in order to maintain the required six-month history.
Bloomberg Professional Service provides data on the six-month dollar value
of average daily trading volume.

The list may change due to variances in the dollar value of average daily
trading volume and market capitalization of the component stocks. Stocks
indicated by an asterisk are among the bottom 10 percent of the 750 market
capitalization list (75 stocks) or among the bottom 10 percent of the 675
value of average daily trading volume list (68 stocks).




Stocks Eligible For Inclusion in a Broad-Based Security Index

Under Path B
(As of 7/1/04)

Name |7s0l675] | | Name | 750675
1 3MCO 42 APPLE COMPUTER INC
2 AT&T WIRELESS SERVICES 43 APPLIED MATERIALS INC
3 ABBOTT LABORATORIES 44 ARCHER-DANIELS-MIDLAND CO
4 ACCENTURE LTD-CL A 45 ASML HOLDING NV-NY REG SHS
5 ACELTD 46 ASTRAZENECA PLC-SPONS ADR
6 ADOBE SYSTEMS INC 47 AT&T CORP
7 AETNA INC 48 AU OPTRONICS CORP-ADR
8 AFFILIATED COMPUTER SVCS-A 49 AUTOMATIC DATA PROCESSING
9 AFLAC INC 50 AUTOZONE INC
10 AGILENT TECHNOLOGIES INC 51 AVAYA INC
11 AIR PRODUCTS & CHEMICALS INC 52 AVENTIS-SPON ADR
12 ALBERTSON'S INC 53 AVERY DENNISON CORP *
13 ALCAN INC 54 AVON PRODUCTS INC
14 ALCATEL SA-SPONSORED ADR * 55 BAKER HUGHES INC
15 ALCOA INC 56 BANK OF AMERICA CORP
16 ALCON INC * 57 BANK OF NEW YORK CO INC
17 ALLERGAN INC 58 BANK ONE CORP
18 ALLSTATE CORP 59 BARRICK GOLD CORP
19 ALLTEL CORP 60 BAXTER INTERNATIONAL INC.
20 ALTERA CORPORATION 61 BB&T CORPORATION
21 ALTRIA GROUP INC 62 BEAR STEARNS COMPANIES INC
22 AMAZON.COM INC 63 BECTON DICKINSON & CO
23 AMBAC FINANCIAL GROUP INC 64 BED BATH & BEYOND INC
24 AMERADA HESS CORP * 65 BELLSOUTH CORP
25 AMEREN CORPORATION 66 BERKSHIRE HATHAWAY INC-CL B
26 AMERICA MOVIL-ADR SERIES L 67 BEST BUY CO INC
27 AMERICAN ELECTRIC POWER 68 BIOGEN IDEC INC
28 AMERICAN EXPRESS CO 69 BIOMET INC
29 AMERICAN INTERNATIONAL GROUP 70 BJ SERVICES CO
30 AMERICAN STANDARD COS INC 71 BOEING CO
31 AMERISOURCEBERGEN CORP * 72 BOSTON SCIENTIFIC CORP
32 AMERITRADE HOLDING CORP * 73 BP PLC-SPONS ADR
33 AMGEN INC 74 BRISTOL-MYERS SQUIBB CO
34 ANADARKO PETROLEUM CORP 75 BROADCOM CORP-CL A
35 ANALOG DEVICES 76 BURLINGTON NORTHERN SANTA FE
36 ANGLOGOLD ASHANTI-SPON ADR 77 BURLINGTON RESOURCES INC
37 ANHEUSER-BUSCH COS INC. 78 CABLEVISION SYSTEMS-NY GRP-A
38 ANTHEM INC 79 CANON INC-SPONS ADR
39 AON CORP 80 CAPITAL ONE FINANCIAL CORP
40 APACHE CORP 81 CARDINAL HEALTH INC

N
H

APOLLO GROUP INC-CL A

82

CAREMARK RX INC



| Name

|750]675]

\ Name

| 750|675

83 CARNIVAL CORP

84 CATERPILLAR INC

85 CENDANT CORP

86 CENTEX CORP

87 CHARTER ONE FIN INC

88 CHEVRONTEXACO CORP

89 CHINA LIFE INSURANCE CO-ADR
90 CHIRON CORP

91 CHUBB CORP

92 CIA VALE DO RIO DOCE-ADR

93 CIGNA CORP

94 CINERGY CORP

95 CINTAS CORP

96 CISCO SYSTEMS INC

97 CIT GROUP INC

98 CITIGROUP INC

99 CLEAR CHANNEL COMMUNICATIONS
100 CLOROX COMPANY

101 COACH INC

102 COCA-COLA CO/THE

103 COCA-COLA ENTERPRISES

104 COLGATE-PALMOLIVE CO

105 COMCAST CORP-CL A

106 COMCAST CORP-SPECIAL CL A
107 COMERICA INC

108 COMPUTER ASSOCIATES INTL INC
109 COMPUTER SCIENCES CORP
110 CONAGRA FOODS INC

111 CONOCOPHILLIPS

112 CONSOLIDATED EDISON INC
113 CORNING INC

114 COSTCO WHOLESALE CORP

115 COUNTRYWIDE FINANCIAL CORP
116 COX COMMUNICATIONS INC-CL A
117 CSX CORP

118 CVS CORP

119 DAIMLERCHRYSLER AG

120 DANAHER CORP

121 DEERE & CO

122 DELL INC

123 DEVON ENERGY CORPORATION
124 DIRECTV GROUP INC/THE

125 DOLLAR GENERAL

126 DOMINION RESOURCES INC/VA
127 DOVER CORP

128 DOW CHEMICAL

129 DR HORTON INC

130 DTE ENERGY COMPANY

131 DU PONT (E.I.) DE NEMOURS

132 DUKE ENERGY CORP

133 EASTMAN KODAK CO

134 EATON CORP

135 EBAY INC

136 ECHOSTAR COMMUNICATIONS - A
137 EDISON INTERNATIONAL

138 ELAN CORP PLC -SPONS ADR

139 ELECTRONIC ARTS INC

140 ELECTRONIC DATA SYSTEMS CORP
141 ELI LILLY & CO

142 EMC CORP/MASS

143 EMERSON ELECTRIC CO

144 ENTERGY CORP

145 ERICSSON (LM) TEL-SP ADR

146 ESTEE LAUDER COMPANIES-CL A
147 EXELON CORP

148 EXXON MOBIL CORP

149 FANNIE MAE

150 FEDERATED DEPARTMENT STORES
151 FEDEX CORP

152 FIDELITY NATIONAL FINL INC

153 FIFTH THIRD BANCORP

154 FIRST DATA CORP

155 FIRSTENERGY CORP

156 FISERV INC

157 FLEXTRONICS INTL LTD

158 FORD MOTOR CO

159 FOREST LABORATORIES INC

160 FORTUNE BRANDS INC

161 FOX ENTERTAINMENT GRP INC-A
162 FPL GROUP INC

163 FRANKLIN RESOURCES INC

164 FREDDIE MAC

165 FREEPORT-MCMORAN COPPER-B
166 GANNETT CO

167 GAP INC/THE

168 GENENTECH INC

169 GENERAL DYNAMICS CORP

170 GENERAL ELECTRIC CO

171 GENERAL MILLS INC

172 GENERAL MOTORS CORP

173 GENZYME CORP

174 GEORGIA-PACIFIC CORP

*
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175 GILEAD SCIENCES INC

176 GILLETTE COMPANY

177 GLAXOSMITHKLINE PLC-ADR

178 GLOBALSANTAFE CORP

179 GOLDEN WEST FINANCIAL CORP
180 GOLDMAN SACHS GROUP INC
181 GUIDANT CORP

182 H&R BLOCK INC

183 HALLIBURTON CO

184 HARLEY-DAVIDSON INC

185 HARRAH'S ENTERTAINMENT INC
186 HARTFORD FINANCIAL SVCS GRP
187 HCA INC

188 HERSHEY FOODS CORP

189 HEWLETT-PACKARD CO

190 HILTON HOTELS CORP

191 HITACHI LTD -SPONS ADR

192 HJ HEINZ CO

193 HOME DEPOT INC

194 HONDA MOTOR CO LTD-SPONS ADR

195 HONEYWELL INTERNATIONAL INC
196 HSBC HOLDINGS PLC-SPONS ADR
197 ILLINOIS TOOL WORKS

198 IMS HEALTH INC

199 INCO LTD

200 INFOSYS TECHNOLOGIES-SP ADR
201 INGERSOLL-RAND CO-CL A

202 INTEL CORP

203 INTERACTIVECORP

204 INTERNATIONAL PAPER CO

205 INTERPUBLIC GROUP OF COS INC
206 INTL BUSINESS MACHINES CORP
207 INTL GAME TECHNOLOGY

208 INTUIT INC

209 ITT INDUSTRIES INC

210 J.C. PENNEY CO INC (HLDG CO)
211 JDS UNIPHASE CORP

212 JOHNSON & JOHNSON

213 JOHNSON CONTROLS INC

214 JP MORGAN CHASE & CO

215 JUNIPER NETWORKS INC

216 KELLOGG CO

217 KEYCORP

218 KIMBERLY-CLARK CORP

219 KINDER MORGAN INC

220 KLA-TENCOR CORPORATION

221 KNIGHT-RIDDER INC

222 KOHLS CORP

223 KRAFT FOODS INC-A

224 KROGER CO

225 KYOCERA CORP -SPONS ADR

226 L-3 COMMUNICATIONS HOLDINGS
227 LEGG MASON INC

228 LEHMAN BROTHERS HOLDINGS INC

229 LENNAR CORP-CL A

230 LEXMARK INTERNATIONAL INC-A
231 LIBERTY MEDIA CORP-A

232 LIMITED BRANDS

233 LINCOLN NATIONAL CORP

234 LINEAR TECHNOLOGY CORP
235 LOCKHEED MARTIN CORP

236 LOWE'S COS INC

237 LUCENT TECHNOLOGIES INC
238 M & T BANK CORP

239 MANULIFE FINANCIAL CORP

240 MARATHON OIL CORP

241 MARRIOTT INTERNATIONAL-CL A
242 MARSH & MCLENNAN COS

243 MASCO CORP

244 MATTEL INC

245 MAXIM INTEGRATED PRODUCTS
246 MAY DEPARTMENT STORES CO
247 MBIA INC

248 MBNA CORP

249 MCDONALD'S CORP

250 MCGRAW-HILL COMPANIES INC
251 MCKESSON CORP

252 MEDCO HEALTH SOLUTIONS INC
253 MEDIMMUNE INC

254 MEDTRONIC INC

255 MELLON FINANCIAL CORP

256 MERCK & CO. INC.

257 MERRILL LYNCH & CO INC

258 METLIFE INC

259 MGIC INVESTMENT CORP

260 MGM MIRAGE

261 MICROCHIP TECHNOLOGY INC
262 MICRON TECHNOLOGY INC

263 MICROSOFT CORP

264 MILLEA HOLDINGS INC-ADR

265 MITSUBISHI TOKYO FINAN-ADR
266 MITSUI & CO LTD-SPONS ADR

* *

*
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267 MOBILE TELESYSTEMS-SP ADR
268 MONSANTO CO

269 MOODY'S CORP

270 MORGAN STANLEY

271 MOTOROLA INC

272 MURPHY OIL CORP *
273 MYLAN LABORATORIES *
274 NABORS INDUSTRIES LTD *

275 NATIONAL CITY CORP

276 NATIONAL SEMICONDUCTOR CORP
277 NATL COMMERCE FINANCIAL CORP | *
278 NEC CORP -SPONSORED ADR

279 NETWORK APPLIANCE INC

280 NEW YORK COMMUNITY BANCORP
281 NEW YORK TIMES CO -CL A

282 NEWELL RUBBERMAID INC *
283 NEWMONT MINING CORP

284 NEWS CORP LTD -SPONS ADR PRF
285 NEWS CORP LTD-SPONS ADR

286 NEXTEL COMMUNICATIONS INC-A
287 NIKE INC -CL B

288 NIPPON TELEGRAPH & TELE-ADR
289 NISSAN MOTOR CO LTD-SPON ADR
290 NOKIA CORP-SPON ADR

291 NOMURA HOLDINGS INC-ADR

292 NORFOLK SOUTHERN CORP

293 NORTEL NETWORKS CORP

294 NORTH FORK BANCORPORATION *
295 NORTHERN TRUST CORP

296 NORTHROP GRUMMAN CORP

297 NOVARTIS AG-ADR

298 NTT DOCOMO INC-SPON ADR

299 OCCIDENTAL PETROLEUM CORP
300 OMNICOM GROUP

301 ORACLE CORP

302 ORIX - SPONSORED ADR

303 P G & ECORP

304 PACCAR INC

305 PARKER HANNIFIN CORP

306 PAYCHEX INC

307 PEOPLESOFT INC

308 PEPSI BOTTLING GROUP INC

309 PEPSICO INC

310 PETROCHINA CO LTD -ADR

311 PETROLEO BRASILEIRO S.A.-ADR
312 PFIZER INC

313 PHELPS DODGE CORP

314 PLACER DOME INC

315 PNC FINANCIAL SERVICES GROUP

316 PPG INDUSTRIES INC

317 PPL CORPORATION

318 PRAXAIR INC

319 PRINCIPAL FINANCIAL GROUP

320 PROCTER & GAMBLE CO

321 PROGRESS ENERGY INC

322 PROGRESSIVE CORP

323 PRUDENTIAL FINANCIAL INC

324 PUBLIC SERVICE ENTERPRISE GP

325 PULTE HOMES INC *
326 QUALCOMM INC

327 QUEST DIAGNOSTICS

328 RAYTHEON COMPANY

329 RESEARCH IN MOTION

330 ROCKWELL AUTOMATION INC *
331 ROHM AND HAAS CO *
332 ROYAL CARIBBEAN CRUISES LTD

333 ROYAL DUTCH PETRO-NY SHARES

334 RR DONNELLEY & SONS CO *
335 SAFECO CORP *
336 SAFEWAY INC

337 SANMINA-SCI CORP *

338 SAP AG-SPONSORED ADR
339 SARA LEE CORP

340 SBC COMMUNICATIONS INC

341 SCHERING-PLOUGH CORP

342 SCHLUMBERGER LTD

343 SCHWAB (CHARLES) CORP

344 SEAGATE TECHNOLOGY

345 SEARS ROEBUCK & CO

346 SIEBEL SYSTEMS INC *
347 SLM CORP

348 SONY CORP-SPONSORED ADR

349 SOUTHERN CO

350 SOUTHTRUST CORP

351 SOUTHWEST AIRLINES

352 SOVEREIGN BANCORP INC *
353 SPRINT CORP-FON GROUP

354 ST JUDE MEDICAL INC

355 ST PAUL TRAVELERS COS INC/TH

356 STAPLES INC

357 STARBUCKS CORP

358 STARWOOD HOTELS & RESORTS
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359 STATE STREET CORP

360 STMICROELECTRONICS NV-NY SHS
361 STRYKER CORP

362 SUN MICROSYSTEMS INC

363 SUNGARD DATA SYSTEMS

364 SUNTRUST BANKS INC

365 SYMANTEC CORP

366 SYSCO CORP

367 T ROWE PRICE GROUP INC

368 TAIWAN SEMICONDUCTOR-SP ADR
369 TARGET CORP

370 TDK CORP-SPONSORED ADR
371 TELEFONOS DE MEXICO-SP ADR L
372 TENET HEALTHCARE CORP

373 TEVA PHARMACEUTICAL-SP ADR
374 TEXAS INSTRUMENTS INC

375 TEXTRON INC

376 THE WALT DISNEY CO.

377 TIME WARNER INC

378 TIX COMPANIES INC

379 TOTAL SA-SPON ADR

380 TOYOTA MOTOR CORP -SPON ADR
381 TRANSOCEAN INC

382 TRIBUNE CO

383 TXU CORP

384 TYCO INTERNATIONAL LTD

385 TYSON FOODS INC-CL A

386 UNILEVER NV -NY SHARES

387 UNION PACIFIC CORP

388 UNITED PARCEL SERVICE-CL B
389 UNITED TECHNOLOGIES CORP
390 UNITEDHEALTH GROUP INC

391 UNIVISION COMMUNICATIONS-A
392 UNOCAL CORP

393 US BANCORP

394 VALERO ENERGY CORP

395 VERITAS SOFTWARE CORP

396 VERIZON COMMUNICATIONS INC
397 VIACOM INC-CL B

398 VODAFONE GROUP PLC-SP ADR
399 WACHOVIA CORP

400 WALGREEN CO

401 WAL-MART STORES INC

402 WASHINGTON MUTUAL INC

403 WASTE MANAGEMENT INC

404 WELLPOINT HEALTH NETWORKS

405 WELLS FARGO & COMPANY
406 WEYERHAEUSER CO

407 WRIGLEY WM JR CO

408 WYETH

409 XEROX CORP

410 XILINX INC

411 XL CAPITAL LTD -CLASS A
412 XTO ENERGY INC

413 YAHOO! INC

414 YUM! BRANDS INC

415 ZIMMER HOLDINGS INC



